
STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
RETIREE HEALTH INSURANCE  FUND

SCHEDULES OF INVESTED ASSETS

and 2007

2008 2007

Major Medical Investments (at fair value)
Cash and cash equivalents

Short-term Fixed Income Pool $ 14,031,266 $ 89,169,128

Marketable debt securities
Intermediate-term Fixed Income Pool -                               0
Broad Market Fixed Income Pool -                               71,154,627
SOA International Equity Pool -                               10,755,236            
Non-retirement Domestic Equity Pool -                               24,858,535            

Income receivable 46,997 338,257

Total Major Medical assets 14,078,263 196,275,783

Long Term Care Investments (At Fair Value)
Cash and Cash Equivalents

Short-term Fixed Income Pool 3,055,199 3,309,302

Marketable Debt and Equity Securities
Broad Market Fixed Income Pool 55,210,032 47,697,793
Non-retirement Domestic Equity Pool 74,056,983 70,886,325
EAFE International Equity Pool 6,310,075  - 
SOA International Equity Pool 26,340,678 29,594,679

Income Receivable 2,958 10,974

Total Long Term Care Assets 164,975,925 151,499,073

Total Invested Assets $ 179,054,188 $ 347,774,856

February 29, 2008
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CURRENT YEAR TO
MONTH DATE

Investment Income
Earned by Major Medical Assets

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 46,997 $ 2,686,525

Marketable Debt Securities
Intermediate-term Fixed Income Pool -                              -                                
Broad Market Fixed Income Pool -                              670,006                     
SOA International Equity Pool -                              (285,639)                   

Commission Recapture - International -                              -                                
Non-retirement Domestic Equity Pool -                              (735,867)

Total Income (Loss) Accruing to Major Medical Assets 46,997 2,335,025

Earned by Long Term Care Assets
Cash and Cash Equivalents

Short-term Fixed Income Pool 2,958 55,811

Marketable Debt and Equity Securities
Broad Market Fixed Income Pool (31,131) 3,590,551
EAFE International Equity Pool 90,500 (407,200)
SOA International Equity Pool 305,952 (1,348,774)

Commission Recapture - International -                              -                                
Non-retirement Domestic Equity Pool (2,367,118) (8,605,454)

Total Income (Loss) Accruing to Long Term Care Assets (1,998,839) (6,715,066)

Total Investment Income (1,951,842) (4,380,041)

Total Invested Assets, Beginning of Period 207,183,478 370,342,415

Net Contributions (Withdrawals) (26,177,448)            (186,908,186)

Total Invested Assets, End of Period $ 179,054,188 $ 179,054,188

AND CHANGES IN INVESTED  ASSETS

For the Period Ended February 29, 2008
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SCHEDULE OF INVESTMENT INCOME
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

INVESTED ASSETS UNDER THE INVESTMENT AUTHORITY OF THE COMMISSIONER OF REVENUE  

RETIREE HEALTH INSURANCE  FUND
Asset Allocation Policy with Actual Investment Holdings as of 2/29/2008

(Stated in Thousands)

Asset Allocation Policy Effective July 1, 2007.

Fund established 7/1/98 Market Values Current Allocation
Current 

Variance

AY 03  Major Medical Policy Range

Cash and cash equivalents

Short-term Fixed Income Pool 100.00% 100.00% 14,031 100.00% N/A
Total cash and cash equivalents 14,031 100.00% N/A

Total investments  AY 03 Major Medical 100.00% 14,031 100.00% 0.00%

Income Receivable 47

Total Invested Assets At Fair Value - Maj Med 14,078

AY 11 Long Term Care Notes Policy Range Market Values Current Allocation
Current 

Variance
Cash and cash equivalents

Short-term Fixed Income Pool 1.00% 0%-2% 3,055 1.85% -0.85%
Total cash and cash equivalents 1.00% 3,055 1.85% -0.85%

Marketable debt securities
Broad Market Fixed Income Pool 28.00% 18%-38% 55,210 33.47% -5.47%

Total Marketable debt securities 28.00% 55,210 33.47% -5.47%

Equities
SOA Int'l Equity Pool 26,340
EAFE Int'l Equity Pool 6,309

Total Int'l Equity 21.00% 17%-25% 32,650 19.79% 1.21%

Non-retirement Domestic Equity Pool 50.00% 40%-50% 74,057 44.89% 5.11%

Total investments  AY 11 Long Term Care 100.00% 164,973 80.21% 0.00%

Income Receivable 3
Total Invested Assets At Fair Value - LTC 164,976

Total Invested Assets at Fair Value 179,054

* Policy change is effective as soon as possible after 6/12/07, AY03 will be 100% Short Term Fixed Income Pool

Asset Allocation 


